
STATE OF ALASKA
DEPARTMENT OF REVENUE

TREASURY DIVISION
RETIREE HEALTH INSURANCE  FUND

SCHEDULES OF INVESTED ASSETS

and 2007

2008 2007

Major Medical Investments (at fair value)
Cash and cash equivalents

Short-term Fixed Income Pool $ 8,446,700 $ 98,189,218

Marketable debt securities
Intermediate-term Fixed Income Pool -                               -                        
Broad Market Fixed Income Pool -                               70,760,113
SOA International Equity Pool -                               11,559,134            
Non-retirement Domestic Equity Pool -                               26,573,620            

Income receivable 19,935 399,798

Total Major Medical assets 8,466,635 207,481,883

Long Term Care Investments (At Fair Value)
Cash and Cash Equivalents

Short-term Fixed Income Pool 2,762,280 1,659,310

Marketable Debt and Equity Securities
Broad Market Fixed Income Pool 54,839,404 51,619,481
Non-retirement Domestic Equity Pool 76,675,799 77,762,437
EAFE International Equity Pool 6,104,839 0
SOA International Equity Pool 25,270,125 31,806,727

Income Receivable 7,477 12,577

Total Long Term Care Assets 165,659,924 162,860,532

Total Invested Assets $ 174,126,559 $ 370,342,415

June 30, 2008
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CURRENT YEAR TO
MONTH DATE

Investment Income
Earned by Major Medical Assets

Cash and Cash Equivalents
Short-term Fixed Income Pool $ 19,935 $ 2,740,758

Marketable Debt Securities
Intermediate-term Fixed Income Pool -                              -                                      
Broad Market Fixed Income Pool -                              670,006                          
SOA International Equity Pool -                              (285,639)                         

Commission Recapture - International -                              -                                      
Non-retirement Domestic Equity Pool -                              (735,868)

Total Income (Loss) Accruing to Major Medical Assets 19,935 2,389,257

Earned by Long Term Care Assets
Cash and Cash Equivalents

Short-term Fixed Income Pool 7,478 72,902

Marketable Debt and Equity Securities
Broad Market Fixed Income Pool 115,144 3,219,922
EAFE International Equity Pool (544,304) (612,436)
SOA International Equity Pool (2,256,822) (2,419,327)

Commission Recapture - International -                              -                                      
Non-retirement Domestic Equity Pool (6,768,092) (10,386,638)

Total Income (Loss) Accruing to Long Term Care Assets (9,446,596) (10,125,577)

Total Investment Income (9,426,661) (7,736,320)

Total Invested Assets, Beginning of Period 184,849,804 370,342,415

Net Contributions (Withdrawals) (1,296,584)              (188,479,536)

Total Invested Assets, End of Period $ 174,126,559 $ 174,126,559

AND CHANGES IN INVESTED  ASSETS

For the Period Ended June 30, 2008

STATE OF ALASKA
DEPARTMENT OF REVENUE

TREASURY DIVISION
RETIREE HEALTH INSURANCE  FUND

SCHEDULE OF INVESTMENT INCOME
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STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

INVESTED ASSETS UNDER THE INVESTMENT AUTHORITY OF THE COMMISSIONER OF REVENUE  

RETIREE HEALTH INSURANCE  FUND
Asset Allocation Policy with Actual Investment Holdings as of 6/30/2008

(Stated in Thousands)

Asset Allocation Policy Effective July 1, 2007.

Fund established 7/1/98 Market Values Current Allocation
Current 

Variance

AY 03  Major Medical Policy Range

Cash and cash equivalents

Short-term Fixed Income Pool 100.00% 100.00% 8,447 100.00% N/A
Total cash and cash equivalents 8,447 100.00% N/A

Total investments  AY 03 Major Medical 100.00% 8,447 100.00% 0.00%

Income Receivable 20

Total Invested Assets At Fair Value - Maj Med 8,467

AY 11 Long Term Care Notes Policy Range Market Values Current Allocation
Current 

Variance
Cash and cash equivalents

Short-term Fixed Income Pool 1.00% 0%-2% 2,762 1.67% -0.67%
Total cash and cash equivalents 1.00% 2,762 1.67% -0.67%

Marketable debt securities
Broad Market Fixed Income Pool 28.00% 18%-38% 54,839 33.11% -5.11%

Total Marketable debt securities 28.00% 54,839 33.11% -5.11%

Equities
SOA Int'l Equity Pool 25,270
EAFE Int'l Equity Pool 6,105

Total Int'l Equity 21.00% 17%-25% 31,375 18.94% 2.06%

Non-retirement Domestic Equity Pool 50.00% 40%-50% 76,676 46.29% 3.71%

Total investments  AY 11 Long Term Care 100.00% 165,652 81.06% 0.00%

Income Receivable 8
Total Invested Assets At Fair Value - LTC 165,660

Total Invested Assets at Fair Value 174,127

* Policy change is effective as soon as possible after 6/12/07, AY03 will be 100% Short Term Fixed Income Pool

Asset Allocation 


